Assets
Investments, at Amortized Cost:
Repurchase Agreements
U.S. Agency Coupons
U.S. Agency Discount Notes
U.S. Treasury Securities
Commercial Paper

Total Excluding Securities Lending &
Securities Purchased & Matured
But Not Settled

Repurchase Agreements

Commercial Paper

Total Securities Lending
Total Investments (Settlement
Date Basis)
Due from Brokers - Securities Purchased
But Not Settled, at Amortized Cost:
U.S. Agency Discount Notes
U.S. Treasury Securities

Due to Brokers - Securities Matured
But Not Settled, at Amortized Cost:
U.S. Treasury Securities

Total Investments (Trade Date Basis)

Certificates of Deposit

Cash

Interest Receivable

Investment Maturities Pending Receivable
Total Other Assets

Total Assets
Liabilities
Accrued Expenses
Obligations Under Securities

Lending Agreements
Investment Trades Pending Payable

Total Liabilities
Net Assets

Participant Net Asset Value,
Price per Unit

TABLE 1 - NET ASSETS

June 30, 1998, 1999, 2000, 2001, and 2002

June 30, 1998 June 30, 1999 June 30, 2000 June 30, 2001 June 30, 2002
$ 1,732,229,000 $ 937,462,000 $ 1,331,680,000 349,858,000 $ 458,043,000
23,200,417 119,982,188 104,951,784 50,114,323 50,909,480
773,288,762 1,665,392,849 1,246,639,970 3,864,308,561 3,220,080,074
60,281,855 203,287,259 56,902,750 731,377,424 1,697,798,170
354,896,995 323,749,390 520,289,692 s e
2,943,897,029 3,249,873,686 3,260,464,196 4,995,658,308 5,426,830,724
................................................................................ 311,051,630 683,155,372
................................................................................ 311,051,630 683,155,372
2,943,897,029 3,249,873,686 3,260,464,196 5,306,709,938 6,109,986,096
312,783,966 397,229,083 445,578,396 59,469,300
.................................................................................................................... 50,933,594
.................................................................................................................... (100,000,000)
3,256,680,995 3,647,102,769 3,706,042,592 5,366,179,238 6,060,919,690
19,200,000 46,700,000 164,800,000 124,900,000 144,050,000
263 1,841,215 250,503 308 (1,999,232)
6,072,737 10,105,095 9,619,041 13,802,926 5,752,623
.................................................................................................................... 100,000,000
25,273,000 58,646,310 174,669,544 138,703,234 247,803,391
3,281,953,995 3,705,749,079 3,880,712,136 5,504,882,472 6,308,723,081
64,428 197,937 313,609 1,336,755 663,354
................................................................................ 311,051,630 683,155,372
312,783,966 397,229,083 445,578,396 59,469,300 50,938,859
312,848,394 397,427,020 445,892,005 371,857,685 734,757,585
$ 2,969,105,601 $ 3,308,322,059 $ 3,434,820,131 5,133,024,787 $ 5,573,965,496
$ 1.00 $ 1.00 $ 1.00 1.00 $ 1.00




